SUMMARY OF CTI STATISTICS FOR S & P 500

MONTH/ % OF OPEN OUTCRY % OF GLOBEX COMBINED-Open Qutcry & Globex
YEAR CTI1 CTl2 CTl3 CTl 4 CTl1 CTi2 CTI3 CTl4 CTl1 CTi2 CT13 CTI 4
: 5 i 5 1000 T —_——_
Jan-96 48.91 5.25 4.49 41,35
Feb-96 47.38 5.24 543 41,95
[ Mar-96 42.35 534 5.46 46.85
Apr-86 49.29 5.39 5.37 39.94
May-96 4743 572 5.08 41,77
Jun-96 42 84 5.50 6.61 45.04
Jul-96 47.55 577 4.48 42.20
Aug-96 47.53 6.17 5.52 40.77
Sep-96 43.71 6.04 6.61 4364
Oct-96 50.94 5.74 5.06 38.27
Nov-96 48.59 6.56 5.32 39.54
Dec-96 40.83 7.27 572 46.17
Jan-97 S0.6 5.08 448 39.84 37.08 4,93 0.02 57.97 50.19 5.07 435 40.39
Feb-97 48.07 5.09 498 41,86 38.71 3.91 0.05 59.33 47.81 5.07 4.87 42,26
Mar-97 428 © 492 5.21 47.07 31.21 483 : 031 ! 6366 42.58 4.91 512 47.38
Apr-897 48.58 432 3.76 43.34 3427 443 028 ' 61.01 48.15 4.32 3.66 43.87
May-97 4813 4.11 4.09 43.67 37.34 3.75 0.13 58.78 47.83 4.10 3.98 44 10
Jun-97 41.56 5.12 5.64 47.68 39,75 5.72 0.10 54.43 41.52 513 5.53 47,82
Jul-97 46.76 416 3.83 45.25 38.29 6.26 0.10 55.34 46,53 4.21 3.73 4553
Aug-97 45,23 4.88 3.79 46.08 29.97 542 0.05 64.57 44,73 4.90 3.67 46.68
Sep-97 42.05 4.64 478 48.53 30.86 5.57 0.10 63.48 41.82 466 4.68 48.84
Oct-97 47 .44 4.09 3.66 44 81 25.77 4.21 0.1 69.91 46.60 410 3.52 45.78
| Nov-97 4463 4.25 4.08 47.04 24.80 4.14 0.14 70.92 43.80 4.24 3.91 48.04
Dec-97 39.06 1 536 576 49.82 28.41 4,78 0.09 66.72 38.81 535 | 563 50.21
Jan-98 4842 | 3092 4.09 43.56 2091 : 4.08 0.10 65.91 47.85 3.93 3.97 44,24
Feb-58 47.53 3,76 4.70 44.02 28.12 4.73 0.28 66.87 45,78 3.80 452 44 .90
Mar-98 39.82 4.65 6.07 49.45 2588 5.08 0.22 68.82 39.45 4.67 592 49.96
Apr-98 47 .44 3.58 4.26 4473 25.50 4.84 0.28 69.39 45.55 3.63 4.07 45,73
May-98 46.03 4.08 4.40 45.50 29.29 4.90 0.21 65.60 45.38 410 4.24 46.28
Jun-98 4160 | 598 563 | 46.80 23.47 547 0.20 70.86 4117 585 | 551 | 47.37
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Aug-98 45.52 4.06 3.86 46.56 24.70 7.36 0.19 67.75 . 4.22 3.68 47.59
Sep-98 41.18 3.81 4.83 50.17 24.12 7.22 0.11 68.55 40.38 3.97 461 51.04
Qct-98 4719 3.27 3.54 45.99 22.30 9.07 0.0 68.63 46.48 3.44 3.44 46.62
Nov-98 46.48 3.23 4.34 45.97 20.92 10.18 0.04 68.85 45.53 3.48 4.19 46.80
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